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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For June 2010

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G
Order 2006-331

579.00

Docket 2006-5-G
Order 2006-679

Inception To

Current Month Date

22,724.60 314.72 23,618.32

134,531.58 - 134,531.58

103,500.00 - 103,500.00

88,540.02 1,286.04 89,826.06

307,772.78 - 307,772.78

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 657,068.98 1,600.76 659,248.74

2,337,480.00 45,526,232.40 113,770.00 47,977,482.40

Total 2,338,059.00 46,183,301.38 115,370.76 48,636,731.14

Interest Rate 0.3005%



±
01JULI0 14:20
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Version: 603, Build: 6602DK Database: ZalnetM_rant_Prod a/o 3007JN10

SCE&G June 2010 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

02JUN09 CALL

16JUN09 CALL

30JUN09 CALL

!4JULO9 CALL

28JUL09 CALL

IIAUG09 CALL

08SEP09 CALL

22$EP09 CALL

06OCT09 CALL

20OCT09 CALL

O3NOV09 CALL

17NOVO9 CALL

01DEC09 CALL

290EC09 CALL

!2JANIO CALL

26JAN10 CALL

09_-'EBI0 CALL

23FEB10 CALL

09MARl0 CALL

23MARI0 CALL

06APRI0 CALL

2CAPRI0 CALL

04MAY10 C_LL

18M_YI0 CALL

25MAY10

25_{AYI0

26MAYI0

26MAYIO

1.0_ 01JUNI0 7.22 0.610 0.000 (6,100.00) 0.00 (6,100.00)

1.00 01JUNI0 7.25 0.640 0.000 (6,400.00) 0.00 (6,400.00)

!.00 0!JUNI0 6.80 0.580 0.000 (5,800.00) 0.00 (5,800.00)

1.00 01JUN!0 6.55 0.540 0.000 (5,400.00) 0.00 (5,406.00}

_.00 01JUN!0 6.60 0.545 0.000 [5,450.00) 0.00 (5,450.00)

1.00 0!JUNI0 6.65 0.570 0.000 (5,700.00) 0.00 (5,700.00)

1.00 01J_N!0 6.10 0.510 0.000 (5,100.00) 0.00 (5,100.00)

i.O0 01JUNI0 6.30 0.560 0.000 (5,600.00} 0.0O (5,600.00)

1.00 01JUNI0 6.70 0.590 0.000 (5,900.00) 0.O0 (5,900.00)

1.00 01JUNI0 6.75 0.610 0.000 (6,100.00) 0.00 (6,100.00)

!.00 01JUNI0 5.90 0.520 O.000 (5,200.00) 0.00 (5,200.00)

1.00 01JUNI0 5.70 0.530 0.000 (5,300.00) 0.00 (5,300.00)

!.00 01JUNI0 5.55 0.590 0.000 [5,000.00) 0.00 (5,000.00)

1.00 0!JUNIO 6.15 0.600 0.000 (6,000.00) 0.00 (6,000.00)

1.00 01JUNIO 5.75 0.560 0.000 (5,600.00) 0.00 (5,600.00}

1.00 O!JUNIO 5.50 0.570 0.000 (5,700.00) 0.00 (5,700.00)

1.00 01JUNI0 5.40 0.490 0.000 (4,900.00) 0.00 {4,900.00)

1.O0 01JUNI0 5.00 0.410 0.000 (4,100.00) 0.00 (4,100.00)

1.00 01JUNI0 4.70 0.310 0.000 (3,100.80) 0.00 [3,100.00)

1.90 01JUNI0 4.25 0.310 0.000 (5,890.00) 0.00 (5,890.00)

1.00 01JUNI0 4.35 0.320 0.000 (3,200,00) 0.00 (3,200.00)

!.00 01JUNI0 4.00 0.230 0.000 (2,300.00} 0.00 (2,300.00)

1.00 01JUNI0 4.00 0.175 0.000 (I,750.00) 0.00 (1,750.00]

1.00 01JUNI0 4.40 0.135 0.000 (1,350.001 0.00 (1,350.00)

1.00 01JUNI0 0.00 4.000 4.155 (40,000.00) 41,550.00 1,550.00

1.00 01JUNI0 0.00 4.000 4.155 (40s000.00) 41,550.00 1,550.00

-1.00 01JUNI0 0.00 • 4.140 4.155 41,400.00 (41,550.00) (150.00)

-i.00 01JUN!0 0.00 4.177 4.155 41,770.00 (41,550.00) 220.00
.................. ........................................

24.90 _OIJUNIO (113,770.00) 0.00 (i13,770.08)

..........................................................

24.90 (i13,770.00) 0.00 [i13,770.00)
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30JUN09 CALL 1.00 0 IJULI0

07JUL09 C_L 1.00 01JULI0

14JUL09 CALL 1,00 01JUL1O

28JUL09 CALL 1.00 01JULI0

IiAUG09 CALL 1.00 01JULI0

25AUG09 CALL 1.0D OIJULI0

08$EP09 CALL 1.00 01JUL10

225EP09 CALL 1.00 01JU_I0

06CCT09 CALL 1.00 OIJ_LI0

20OCT09 CALL !.00 0!JULI0

03NOVO9 CALL 1.00 01JULI0

17NOV09 CALL 1.00 01JULI0

01DEC09 CALL 1.00 OIJULI0

15DEC09 CALL 1.00 01JULI0

220EC09 CALL 1.00 01JULI0

29DEC09 CALL 1.00 01JULI0

!2JAN10 CALL i. 00 01JULI0

26JAN10 CALL i. 00 01JULI0

09FEBI0 C_LLL l.O0 01JUL10

23FEB10 CALL 1.00 01JULI0

09MARl0 CALL 1.00 01JULI0

23MAKI0 CALL 1.60 01JULI0

06APRI0 CALL 1.00 01JULI0

20APRI0 CALL 1.00 01J_LI0

04MAY10 CALL 1.00 0!_UL10

18MAYIO CALL 1.00 0!JULI0

OIJUNI0 CALL 1.00 0iJULI0

15JUNI0 CALL 1.00 01JULI0

22JUNI0 CALL !.00 01JULI0

25JUNI0 1.00 01JULI0

25JUNI0 1.00 OIJ_LI0

25JUNI0 1.00 01JULI0

25JUNI0 1.00 0XJULI0

25JUNI0 1.00 01JULI0

28JUNI0 -I.00 01JULI0

28JUNI0 -!.00 01JUL!0

28JUN10 -i.00 01JULI0

28JUNIO -I.00 01JUL10

28JUNI0 -1.00 01JULi0

29.60 _01JULI0

04AUG09

IIAUG09

18AUG09

015EP09

15SEP09

295EP09

130CT09

27OCT09

10NOV09

24NOV09

08DEC09

22DEC09

05J_10

19JANIO

02FEB10

09FEB10

16FEBI0

02MAR10

16MAR10

23MAK10

30HARI0

13APRI0

27APRIO

IIMAZI0

25MAYI0

0flJUNIO

22JUN10

CALL 1.00 01AUG10

CALL 1.00 01AUG!0

CALL 1.00 01AUG!0

CALL 1.00 01AUGIU

CALL 1.00 01AUG!0

CALL 1.00 01AUG10

CALL 1.00 01AUG10

CALL 1.00 01AUGIQ

CALL 1.00 01AUG10

CALL 1.00 01AUG10

CALL 1.00 01AUG!0

CALL 1.00 01AUG10

CALL 1.00 01AUG10

CALL !.00 01AUG10

CALL 1.00 01AUG10

CALL 1.00 01AUG10

CALL 1.00 01AUGI0

CALL 1.00 0!AUGI0

CALL 1.00 0!AUGI0

CALL 1.50 01ADGI0

CALL !.00 01AUG10

CALL 1.00 01AUG10

CALL 1.00 01AUG10

CALL 1.00 01AUG!0

CALL !.00 01AUG10

CALL 1.00 01AUGIO

CALL 1.00 01AUGi0

JBE&C-OPENPOSITZON$ 01JULI0 14;20

Database: 3alnetMarant_Pzod a/o 30JUNI0

SCE&G Outstanding Positions

Strike Price Trade Price Market Price Tot_l Co_t Current Value Mark to Market

_.,...=,=== ========== D_._.n.=== ====_========== =======_ ....... ..,, =========_ ....... ==

7.0000 0.5900 0.0000 (5,900.00) 0.00 (5,900.00)

6.7000 0.5600 0.0000 (5_600.00) 0.00 (5,600.00)

6.8000 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

6.8500 0.5600 0.0000 (5,600.00) 0.00 (5,600.00)

6.9500 0.5800 0.0000 (5,800.00) 0.00 (5,800.00)

6.8000 0.5600 0.0000 (5,600.00) 0.00 (5,600.00)

6.4000 0.5200 0.0000 (5,200.00) 0.00 (5,200.00)

6.6500 0.5700 0.0000 (5,700.00) 0.00 (5,700.00}

6.9000 0.6000 0.0000 (6,000.00) 0.00 (6,000.00)

6.9000 0.6200 0.0000 (6,200.00) 0.00 (6,200.00)

6.1500 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)

5.9000 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)

5.8000 0.5100 0.0000 (5,100.00) 0.00 (5,100.00)

6.4000 0.5700 0.0000 (5,700.00) 0.0D (5,700.00)

6.3700 0.3800 0.0000 {5,800.00) 0.00 (5,800.00)

6.5000 0.5650 0.0000 {5,650.00) 0.00 (5,650.00)

5.9500 0.5600 0.0000 (5,600.00) 0.00 (5,600.00)

5.7500 0.5700 0.0000 (5,700.00) 0.00 (5,700.00)

5.5000 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)

5.0500 0.5000 0.0000 [5,000.00) 0.00 [5,000.00)

4.8000 0.3800 0.0000 (3,800.00) 0.00 (3,800.00)

4.3500 0.3800 0.3670 (6,080.00) 5,872.00 [208.00)

4.4500 0.4000 0.2670 [4,000.00] 2,670.00 [I,330.00)

4.1500 0.3375 0,5670 (3,375.00] 5,670.00 2,295.00

4.1000 0.2900 0.0000 [2,900.00) 0.00 [2,900.00)

4.5000 0.2800 0.0000 [2,800.00) 0.00 (2,800.00)

4.3500 0.2100 0.0000 (2,100.00) 0.00 (2,100.00)

5.1000 0.2450 0.0000 [2,450.00) 0.00 (2,450.00)

4.8000 0.1050 0.0000 (!,050.00) 0.00 (1,050.00)

0.0000 4.1000 4.7170 (41,000.00) 47,170.00 6,170.00

O.DO00 4.3500 4.7170 (43,500.00) 47,170.00 3,670.00

0.0000 4.5000 4.7170 (45,000.00) 47,170.00 2,170.00

0.0000 4.8000 4.7170 (48,000.00) 47,170.00 (830.00)

0.0000 4.8000 4.7170 (48,000.00) 47,170.00 (830.00)

0.0000 4.7370 4.7170 47,370.00 (47,170.00) 200.00

0.0000 4.7200 4.7170 47,200.00 (47,170.00) 30.00

0.0000 4.7140 4.7170 47,140.00 (47,170.00) (30.00)

0.0000 4.7060 4.7170 47,060.00 (47,170.00) {ii0.00)

0.0000 4.7010 4.7170 47,010.00 (47,170.00} (180.00)

7.5500 0.6000

7.2500 0.5900

7.15o0 0.5700

6.7500 0.5500

7.1000 0.5600

7.1500 0.6000

6.9500 0.5900

6.6500 0.5800

6,1000 0.5100

6.0000 0.5150

6.5500 0.5300

6.6800 0.5800

6.6000 0.5700

6.1500 0.5800

5.9500 0.5700

5.7500 0.5500

5.8500 0.5600

5.1000 0.5000

4.6500 0.4400

4.4500 0.4400

4.1500 0.3950

4.4500 0.4400

4.4800 0.4500

4.5000 0.3700

4.1500 0.3100

4.9000 0.3800

4.8000 0.3250

{130,225.00) 14,212.00 (116,013.00)

0.0004 (6,000.00} 4.00 (5,996.00)

0.0008 (5,900.00) 8.00 (5,892.00)

0.0009 (5,700.00} 9.00 (5,691.00)

0.0020 (5,500.00) 20.00 {5,480.00)

0.0010 (5,600.00) lO.OD (5,590.00)

0.0009 (6,000.00) 9.00 (5,991.00)

0.0010 {5,900.00) i0_00 (5,890.00)

0.0030 (5,800.00) 30.00 (5,770.00)

0.0100 (5,I00.00} i00.00 (5,000.00)

0.0120 (5,150.00) 120.00 (5,030.00)

0.0030 {5,300.00) 30.00 (5,270.00)

0.0025 (5,800.00) 25.00 (5,775.00_

0.0030 (5_7Q0.00) 30.00 (5,670.00)

0.0090 (5,800.00) 90.00 (5,710.00)

0.0140 (5,700.00) 140.00 (5,560.00)

0.0220 (5,500.00) 220.00 {5,280.00}

0.0170 (5,600.00) 170.00 {5,430.00}

0.0927 (5,000.00) 927.00 {4,073.00)

0.2310 (4,400.00) 2,310.00 {2,090.00)

0.3329 {6,600.00) 4,993.50 (1,606.50)

0.5360 (3,950.00) 5,360.00 1,410.00

0.3330 (4,400.00) 3,330.00 [I,870.00}

0.3047 (4,500.00) 3,047.00 (i,453.00)

0.3047 (3,700.00) 3,047.00 [653.00)

0.5360 (3,100.00) 3,360.00 2,260.00

0.1410 (3,800.00) 1,410.00 (2,390.00}

0.1730 (3,250.00) !_730.00 (i,520.00)
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SCE&G Outstanding Positions

Trade Date pUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

=========. .,_==== ===== ===:=== _,.,=,,,.== ========_ =======.B,= _,,,,.,========= ========_===---_-- -...... ---_=_====

27.50 *01AUGI8

01SEP09 CALL 1.00 015EPI0 7.1500 " 0.5500

15SEP09 CALL 1.00 01SEPI0 7.4500 0.5800

295EP09 CALL 1.00 015EP!0 7.3800 0.6200

130CT09 CALL 1.00 01SEPI0 7.2000 0.6000

27OCT09 CALL !.00 01SEPI0 6,9500 0.5800

10NOV09 CALL 1.00 01SEPI0 6.3500 0.5300

24NOVO9 CALL !.00 01SEPI0 6.3000 0.5250

08DEC09 CALL 1.00 01SEPI0 6.8500 0.5400

22DEC09 CALL 1.00 01SEPI0 6.9800 0.5900

29DEC08 CALL 1.00 OISEPI0 7.0000 0.5950

05JAN10 CALL 1.00 01SEPI0 6.8000 0.5950

19JAN10 CALL 1.00 OISEPI0 6.4000 0.5800

02FEB10 CALL 1.00 OILEPI0 6.2500 0.5600

16FEB10 CALL 1.00 01SEPt0 6.1000 0.5700

02MARl0 CALL 1.08 01SEPIO 5.4000 0.5000

16MAKI0 CALL 1.00 01SEP!0 4.8500 0.4600

23MARl0 CALL i.i0 01SEPI0 4.7500 0.4400

30M_I0 CALL 1.00 81SEPI0 4.4500 0.4200

13APKI0 CALL 1.00 01SEPI0 4.7500 0.4400

27APRi0 CALL !.00 01SEPl0 4.7800 0.4500

IIMAYI0 CALL 1.00 01SEPI0 4.6300 _ 0.4400

18MAY10 CALL 1.00 018EPI0 4.6500 0.4700

25MAyI0 C_L 1.00 01SEPI0 4.2000 0.4200

08JUNIO CALL !.00 01SEPI0 5.0000 0.4850

22JUNI0 CALL 1.00 01SEPI0 4.9000 0.4400

25.10 *01SEPI0

295EP09 CALL 1.00 01OCT10 7.9400 0.6200

13OCT09 CALL 1.00 01OCT!0 7.6000 0.6250

200CT09 CALL 1.00 01CCT_0 7.8500 0.8600

27OCT09 CALL 1.00 0!OCT10 7.4000 0.6100

10NOV09 CALL 1.00 01OCT!0 6.8000 0.5400

24NOV09 CALL 1.00 0)OCT10 6.7500 0.5400

08DEC09 CALL 1.00 01OCT10 7.5500 0.5500

22DEC09 CALL l.OD 010CT10 7.5700 0.5900

05JAN10 CALL 1.00 010CTIO 7.2500 0.5850

19JAN10 CALL 1.00 0!OCTI0 5.7500 0.5900

02FEBI0 CALL 1.00 01OCT10 6.7000 0.5700

09FEBIO CALL 1.00 01OCT10 6.3500 0.5800

16_EBI0 CALL l.O0 01OCT10 6.4500 0.5700

0_MARI0 CALL 1.00 01OCT10 5.7500 0.5100

16MARl0 CALL 1.00 OIOCTI0 5.2000 0.4600

23MARl0 CALL 1.90 01OCT10 5.1500 0.4500

30MARl0 CALL 1.00 01OCT10 4.8000 0.4350

13APRI0 CALL 1.00 01OCTI0 5.0000 0.4500

27APRI0 CALL 1.00 01OCTIO 5.1500 0.4700

I_MAYI8 CALL _.00 01OCT10 5.0500 0.4500

25MAY10 CALL 1.00 01OCTI0 4.6000 0.4150

08JUNI0 C_L 1.00 OlOCTI0 5.3500 0.5000

15JUNI0 CALL 1.00 01OCT10 5.7000 0.5300

22JUNI0 CALL 1.00 01OCTIO 5.2000 0.4800

24.90 *OIOCTIO

03NOV09 CALL 1.00 01NOV10 7.4000 0.6150

17NOV09 CALL 1.00 01NOV10 7.2008 0.6000

24NOV09 CALL 1.0O 01NOVIO 7.1000 0.5800

01DEC09 CALL 1.00 01NOV10 7.1500 0.5900

08DEC09 CALL 1.00 01NOV10 7.9000 0.6000

15DEC09 CALL 1.00 OINOVI0 7.8000 0.6250

29DEC09 CALL !.00 01NOV10 7.6500 0.6500

05JANI0 CALL 1.00 OlNOVI0 7.5000 0.6250

12JAN10 CALL 1.00 01NOV10 7.1500 0.6100

26JAN10 CALL 1.00 01NOV10 6.9500 0.8100

02FEB10 CALL 1.00 01NOV10 6.9500 0.6000

(138,750.00) 32,539.50 {! 06, 210.50)

0.0190 (5,500.00) 190.00 (5,310.00)

0.0140 (5,800.00) 140.00 (5,660.00)

0.0143 (6,200.00) 143.00 [6,057.00}

0.0180 [6,000.00) 180.00 (5,820.00)

0.0240 (5,800.00) 240.00 (5,560.80)

0.0490 (5,300.00) 490.00 (4,810.00)

0.0520 (5,250.00) 520.00 (4,730.00)

0.0270 (5,400.00) 270.00 (5,130.00)

"0.0225 (5,900.00) 225.00 (5,675.00)

0.0220 (5,950.00) 220.00 (5,730.00)

0.0280 (5,950.00) 280.00 (5,670.00)

0.0460 (5,800.00) 460.00 (5,340.00)

0.0560 (5,600.00) 560,00 (5,040.00)

0.0670 (5,700.00] 670.00 (5,030.00)

0.1605 (5,000.00) 1,605.00 (3a395.00)

0.3100 44,600.00) 3,100.00 (1,500.00)

0.3480 (4,840.00) 3,828.00 (1,012.00)

0.4890 (4,200,00) 4,890.00 690.00

0.3480 (4,400.00) 3,480.00 (920.00)

0.3286 (4,500.00) 3,286.00 (1,214.00)

0.3898 (4,400.00) 3,888.00 [502.00)

0.3900 (4_700.00) 3,900.00 (800.00)

0.6380 (4,200.00) 6,380.00 2,180.00

0.2600 (4,850.00) 2,600.00 (2,250.00)

0.2930 (4,400.00) 2,930.00 (I,470.00)

(130,240.00) 44,485.00 (85,755.00)

0.0322 (6,200.00) 322.00 (5,878.00)

0.0420 (6,250.00) 420.00 (5,830.00)

0.0350 (6,600.00) 350.00 (6,250.00}

0.0500 (6,100.00) 500.00 (5,600.00)

0.0850 (5,400.00) 850.00 (4,550.00)

0.0880 (5,400.00) 880.00 (4,520.00)

0.0440 [5,500.00) 440.00 (5,060.00)

0.0443 (5,900.00) 443.00 (5,457.00)

0.0570 (5,850.00) 570.00 [5,280.00)

0.0880 (5,900.00) 880.00 (5,020.00)

0.0920 (5,700.00) 920.00 (4,780.00)

0.1260 (5,800.00) 1,260.00 (4,540.00)

0.1150 (5,700.00) 1,150.00 (4,550.00)

0.2147 (5,100.00) 2,147.00 (2,953.00)

0.3520 (4,600.00) 3,520.00 (1,080.00)

0.3676 (8,550.00) 6,984.40 (i,565.60)

0.4960 (4,350.00) 4,960.00 610.00

0.4190 (4,500.00} 4,190.00 (310.00)

0.3676 (4,700.00) 3,676.00 (i,024.00)

0.4010 [4,500.00) 4,010.00 (490.00)

0.5870 (4,L50.00} 5,870.00 1,720.00

0.3080 (5,000.00) 3,080.00 (1,920.00)

0.2247 (5,300.00) 2,247.00 (3,053.00)

0.3520 (4,800.00) 3,520.00 {1,280.00)

0.0760

0.0890

0.0960

0.0930

0.0560

0.0580

0.0630

0.0710

0.0930

0.1088

0.1090

(131,850.00) 53,189.40 (78,660.60)

(6,150.00) 780.00 {5,390.00)

(6,000.00) 890.00 (5,110.00)

(5,800.00} 960.00 (4,840.00)

(5,900.00) 930.00 (4,970.00)

(6,000.00) 560_00 (5,440.00)

(6,250.00) 550.00 (5,690.00)

(6,500.00) 630.00 (5,870.00)

[6,250.00) 710.00 (5,540.00)

(6,100.00) 930.00 (5,170.00)

(6,100.00) 1,088.00 (5,012.00)

(6,000.00) 1,090.00 (4,910.00)
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SCZ&G Outstanding Positions

Trade Date PUT/CALL LOT5 Month Strike Price Trade Price Harket Price •Total Cost

1.00 01NOV10 6.6500 0.6000 0.1390

1.00 01NOV10 6.1000 0.5500 0.2190

1.00 OINOVI0 6.0500 0.5400 0.2280

1.00 OINOVIO 5.6500 0.5150 0.3190

1.00 OINOV10 5.4300 0.4900 0.3763

1.00 01NOV10 5.1500 0.4700 0.4600

1.00 OINOV10 5.5500 0.5100 0.3465

1.00 01NOV10 5.2000 0.4700 0.4612

1.00 01NOV10 5.4500 0.5000 0.3763

1.00 01NOVI0 5.1000 0.4800 0.50"00

1.00 01NOVIO 5.3500 0.5100 0.4090

1.00 OINOVI0 5.1500 0.4800 0.4800

1.00 OINOVIO 4.9500 0.4450 0.5630

1.00 O!NOV!0 5.8500 0.5500 0.2697

1.00 01NOV10 5.4000 0.5100 0.3920

!.00 01NOV10 5.2000 0.5000 0.4612

09FEBI0 CALL

23FEBI0 CALL

02MA_I 0 CALL

09t_a1%10 CALL

23MA_I0 CALL

30_L_RI 0 CALL

0 6APK10 " C_-LL

20AP._I 0 C_LL

27APRI 0 CALL

04MAY10 C__J_L

18MAY10 CALL

01JUNI0 CALL

Z 5MAY10 C_LL

15JUNI0 CALL

22JUNI0 CALL

29JUN10 CALL

Current Value Mark to Market

_..m._,......u..J =_....=m...w. .....

"(6,000.00) 1,390.00 (4,610.00)

(5,500.00) 2,190.00 (3,310.00)

(5,400.00) 2,280.00 (3,120.00)

(5,150.O0) 3,190.00 (1,960.00)

(4,900.00) 3,763.00 [1,137.00)

(4,700.00) 4,800.00 100.00

(5,100.00] 3,465.00 (!,635.00)

(4,700.00} 4,612.00 (88.00)

(5,000.00] 3,763.00 (1,237.00)

(4,800.00} 5,000.00 200.00

(5,100.00} 4,090.00 (I,010.00)

(4,800.00) 4,800.00 0.00

(4,450.00) 5,630.00 1,180.00

(5,500.00] 2,697.00 (2,803.00)

(5,100.00) 3,920.00 (1,180.00)

(5,000.00] 4,612.00 (388.00)

01DEC09 CALL

08DEC09 CALL

15DEC09 CALL

22DEC09 CALL

29DEC09 CALL

OLJ_NID CALL

12JAN10 CALL

19JAN10 CALL

28JAN10 CALL

02FEB10 CALL

09FEB10 CALL

16FEB10 CALL

23FEB10 CALL

02MArl0 CALL

09MARl0 CALL

16_i_R10 CALL

23M_RI0 CALL

30MAR10 CALL

06APKI0 CALL

13APRI0 CALL

20APRI0 CALL

27APRI0 CALL

04MAY10 CALL

IIMAYI0 CALL

18MAY10 CALL

01JUN10 CALL

25MAY10 CALL

08JUNI0 CALL

15JUNI0 CALL

22JUNI0 CALL

29JUN10 CALL

290EC09

05JAN10

12JANIO

19JANIO

26JAN10

02FEBlO

09FEB10

16FEB10

23?EB10

02MAR10

09MARl0

16MAR10

30MARl0

06ApR10

13APRI0

20APR10

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

CALL

27.00 *01NOV! 0

1.00 0!DEC10 7.5000 0.6400 0.1030

1.00 01DECIO 8.1000 0.6408 0.0660

1.00 0!DEC10 8.0500 0.6550 0.0680

2.00 0!0ECI0 7.9500 0.6600 0.0739

1.00 01DECIO 7.8500 0.6800 0.0800

1.00 01DECIO 7.7000 0.6500 0.0890

1.00 01DECI9 7.5000 0.6500 0.1030

2.00 OIDEC10 7.4500 0.6600 0.1070

1.00 01DECIO 7.2000 0.6500 0.1284

1.00 01DEC10 7.1500 0.6500 0.1330

1.00 01DEC10 6.8500 0.6400 0.1680

2.00 01DEC10 7.0000 0.6300 0.1490

1.00 01DEC10 6.3500 0.5900 0.2470

1.00 01DEC10 6.3000 0.5800 0.2564

1.00 01DECIO 5.9500 0.5500 0.3370

2.00 DIDECI0 5.8000 0.5300 0.3790

1.00 0LDEC10 5.8000 0.5300 0.3788

1.00 01DEC10 5.3500 0.5i00 0.5340

1.00 01DEC10 5.9000 0.5500 0.3505

2.00 01DEC10 5.7000 0.5300 0.4090

1.00 01DEC10 5.5000 0.5200 0.4767

1.00 01DECIO 5.7500 0,5400 0.3937

1.00 01DECIO 5.4500 0,5200 0.4950

2.00 01DECIO 5.8000 0.5400 0.3788

1.00 01DECI0 5.6000 0.5500 0.4420

1.00 01DECIO 5.4000 0.5250 0.5140

2.00 01DEC10 5.2500 0.4900 0.5750

2.00 01DECIO 5.7500 0.5550 0.3940

1.00 OlDECI0 6.0500 0,5700 0.3243

1.00 01DEC10 5.6500 0.5350 0.4250

1.00 01DEC10 5.4500 0.5400 0.4951

39.00 _01DECI0

1.00 0!JANII

1.00 01J_ll

1.00 01JANII

1.00 01JAN11

1.00 0!J_ll

1.00 01J_Nll

1.00 0!JAN11

!.00 0!JANII

!.00 01JAN11

CALL 1.00 0!JAN11

CALL 1.00 01JAN!I

CALL 1.00 OIJANII

C_LL 1.00 01JAN11

CALL 1.00 01JAN11

CALL I.OO 01JANII

CALL 1.00 OIJANII

8.1500 0.6950 0.1070

8.1000 0.6800 0.1110

7.8000 0.6700 0.1320

7.8000 0.6700 0.1320

7.5000 0.6800 0.1594

7_4500 0.6600 0.16_0

7.1500 0.6600 0.2010

7.2500 0.6600 0.1680

6.6500 0.6100 0.2810

6.6500 0,6000 0.2806

6.2500 0.5700 0.3680

6.0500 0.5550 0.4220

5.7500 0.5300 0.5170

6.2000 0.5700 0.3811

5.9000 0.5400 0.4680

5.7700 0.5400 0.5171

(148,250.00) 69,310.00 (78,940.00)

(6,400.00) 1,030.00 (5,370.00)

(6,400.00) 660.00 (5,740.00)

(6,550.00) 690.00 (5,860.00)

(13,200.00] 1,478.00 (II,722.00)

(6,800.00] 800.00 (6,000.00)

(6,500.00} 890.00 (5,610.00)

(6,500.00] _,030.00 (5,470.00)

(13,200.00) 2,140.00 (11,060.00)

(6,500.00} 1,284.00 (5,216.00)

(6,500.00) 1,330.00 (5,170.00)

(6,400.00) 1,680.00 (4,720.00)

(12,600.00} 2,980.00 (9,620.00)

(5,900.00] 2,470.00 (3,430.00)

(5,800.00) 2,564.00 (3,236.00)

(5,500.00) 3,370.00 (2,130.00)

(10,600.00) 7,580.00 (3,020.00)

(5,300.00) 3,788.80 (I,512.00)

(5,108.001 5,340.00 240.00

(5,500.00) 3,505.00 (1,995.00)

(I0,600.00) 8,180.00 (2,420.00)

(5,200.00) ,4,767.00 (433.00)

(5,400.00) 3,937.00 (1,463.00)

(5,200.00) 4,950.00 (250.00)

(i0,800.00} 7,576.00 {3,224.00}

(5,500.00) 4,420.00 (I,080.00)

(5,250.00) 5,140.00 (ii0.00)

(9,800.00] 11,500.00 !,700.00

(ii,I00.00} 7,880.00 (3,220.00)

(5,700.00) 3,243.00 12,457.00)

(5,350.00} 4,250.00 {1,100.00}

(5,400.00) 4,951.00 (449.00}

(226,550.00) 115,403.00 (111,147.00)

(6,950.00) 1,070.00 (5,880.00)

(6,800.00) I,ii0.00 (5,690.00)

(6,700.00) 1,320.00 {5,380.00}

(6,700.00) 1,320.00 (5,380.00)

(6,800.00] 1,594.00 (5,206.00)

(6,600.00_ 1,650.00 (4,950.00)

(6,600.00) 2,010.00 (4,590.00)

(6,600.00) I1880.00 (4,720.00)

(6,160.00] 2,810.00 (3,290.00)

(6,000.00} 2,806.00 (3,194.00)

(5,700.00} 3,680.00 (2,020.00)

(5,550.00} 4,220.00 [!,330.00)

(5,300.00) 5,170.00 [130.00)

(5,700.00) 3,811.00 (1,889.00)

(5,400.00) 4,680.00 (720.00)

(5,400.00} 5,]71.00 (229.00)
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27APRlO CALL 1.00 01JAN11

04MAYIO CALL. 1.00 01JAN11

IlMAYI0 CALL 1.00 01J_ll

18MAY10 CALL 1.00 01J_Nll

01JUNIO CALL !.00 01JAN1!

25MAY10 CALL 1.00 01J_!l

08JUNI0 CALL 1.00 OIJANII

15JUNI0 CALL 1.00 0XJANII

29JUN!Q CALL i.00 01JAN11

25.00 _01J'ANII

02FEB!0 CALL 1.00 OIFEBII

09FEB10 CALL 1.00 01FEB!I

16FEB10 CALL 2.00 01FEB11

23FEB10 CALL 1.00 01FEBII

02MAR!0 CALL 2.00 01FEBII

09MAR10 CALL 1.00 01FEBII

16MP_I0 CALL 1,00 01FEBII

23MARl0 CALL 2.00 01FEB11

30MAR10 CALL 1.00 01FEB11

06APRI0 CALL 2.00 01FEBII

"" 13APKI0 CALL 1.00 01FEBII

20APR10 CALL 1.00 01FEBII

2?APRI0 CALL 2.00 01_EBIL

04MAYI0 _%LL 1.00 01FEBII

IlHAYI0 CALL 2.00 01FEBII

18MAY10 CALL 1.00 01FEBII

01JUNI0 _LL 1.00 01FEB11

01JUNI0 CALL 1.00 01FEB11

25MAYI0 CALL 2.00 01FEB11

08JUNI0 _%LL 1.00 01_EBI1

15JUNI0 CALL 2.00 01FEBII

22JUNI0 CALL 1.06 01FEB11

29JUNI0 CALL 1.00 81_EBII

31.00 _01FEBII

02MARl0 CALL 1.00 01MAKI_

09MARl0 _LL 1.00 OhMARI1

16MAR10 CALL 1.00 01MAR!I

23MARl0 CALL i,00 01HARI1

30MARl0 CALL 1.00 OlMAR!I

06APBI0 CALL 1.00 01MARl!

13APR!0 CALL 1.00 01MAKII

20APR10 CALL 1.00 DIMAKI!

27APRI0 CALL 2.00 OIM_II

04MAY10 CALL 1.00 01MAR!I

IIMAYI0 CALL 1.00 01MARl1

18MAY10 CALL 1.00 DIM_RII

01JUNI0 CALL !,00 0IM_RII

25MAY10 CALL 1.00 01M_II

08JUNI0 CALL 1.00 OIMARII

ISJUNI0 CALL 1.00 01M_ARII

22JUN10 C_L 1.00 01MARII

29JUNI0 CALL 2.00 01M,_Rll

20.00 +0_-IARII

30MARl0 C-_LL 1.00 01APRIl

06APRI0 CALL 1.00 01APRIl

13AP_I0 CALL 1.00 01APRIl

20APRI0 CALL 1.00 01APKI!

27APR10 CALL i. 00 0LAPRI!

04MAY10 CALL 1.00 OIAPRll

18MAY!O CALL 1.00 0LRPRII

01JUNI0 C_LL 1.00 OL_.PRII

25MAY10 CALL 1.00 OIAPRII

08JUN10 CALL !.00 01APRIl

J3E&GOPENPOSITIONS 01JULI0 14:20

Database: Zainet_Meran_Prod e/o 30JUNi0

SCE&G Outstanding Positions

Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

6.0000 0.5600 0.4367 (5,600.00) 4,367:00 (1,233.00)

5.7500 0.5500 0.5170 (5,500.00) 5,170.00 (330.00)

6.1500 0.5600 0.3943 (5,600.00) 3,943.00 (1,657.00)

5.9000 0.5700 0.4680 (5,700.00) 4,680.00 (1,020.00)

5.7000 0.5500 0.5350 {5,500.00) 5,350.00 (150.00)

5.5000 0.5200 0.6110 (5,200.00) 6,110.00 910.00

6.0500 0.5600 0.4220 (5,600.00) 4,220.00 (1,380.00)

6.3000 0.5800 0.3559 (5,800.00) 3,559.00 (2,241.00)

5.8000 0.5600 0.5000 (5,600.00) 5,000.00 (600.00)

(149,000.00) 86,701.00 (62,299.00)

7.6000 0.6500 0.1630 (6,500.00) 1,630.00 (4,870.00)

7.3000 0.6500 0.1990 (6,500.00) 1,990.00 (4,510.00)

7.3000 0.6600 0".1990 (13,200.00) 3,980.00 (9,220.00)

6.8500 0.5800 0.2680 (5,800.00) 2,680.00 (3,120.00)

6.7500 0.6000 0.2855 (12,000.00) 5,710,00 (6,290.00)

6.3500 0.5700 0.3700 (5,700.00) 3,700.00 (2,000.00)

6.1500 0.5500 0.4210 (5,500.00) 4,210.00 (1,290.00)

6.1700 0.5500 0.4205 [11,000.00) 8,410.00 (2,590.00)

5.8500 0.5300 0.5100 (5_300.00) 5,100.00 (200.00)

6.3000 0.5600 0.3818 (ii,200.00) 7,636.00 (3,564.00)

5.9500 0.5400 0.4780 (5,400.00) 4,780.00 (620.00)

5.8800 0.5300 0.4934 (5,300.00) 4,934.00 (366.00)

6.1000 0.5600 0.4342 [11,20_.00) 8,684.00 (2,516.00)

5.8500 0.5400 0.5100 (5,400.00) 5,100.00 (300.00)

6.2000 0.5600 0.4072 [11,200.00) 8,144.00 (3,056.00)

6.1000 0.5350 0.4340 (5,350.00) 4,340.00 (1,010.00)

5.8000 0.5200 0.5260 (5,200.00) 5,260.00 60.00

5.7500 0.5250 0.5430 (5,250.00) 5,430.00 _80.00

5.6500 0.5000 0.5790 (10,000.00) 11,580.00 1,580.00

6.1500 0.5600 0.4210 (5,600.00) 4,210.00 (1,390.00)

6.4000 0.5800 0.3579 IIi, 600.00) 7,158.00 (4,442.00)

6.0500 0.5450 0.4490 (5,450.00) 4,490.00 (960.00)

5.9000 0.5500 0.4934 (5,500.00) 4,934.00 (566.00)

(175,150.00) 124,090.00 (51,060.00)

6.7500 0.5800 0.2999 (5,800.00) 2,999.00 (2,801.00)

6.3500 0.5600 0.3820 (5,600.00) 3,820.00 (1,780.00)

6.1000 0.5550 0.4440 (5,550.00) 4,440.00 (i,110.00)

6.1800 0.5400 0.4175 (5,400.00) 4,175.00 (i,225.00)

5.8000 0.5200 0.5310 {5,200.00) 5,310.00 110.00

6.3200 0.5500 0.3932 (5,500.00) 3,932.00 (1,568.00}

6.0000 0.5300 0.4710 (5,300.00) 4,710.00 1590.00)

5.9100 0.5200 0.4999 (5,200.00) 4,999.00 (201.00)

6.1000 0.5500 0.4434 (Ii,000.00) 8,868.00 (2,132.00)

5.9000 0.5300 0.5000 (5,300.00) 5,000.00 [300.00)

6.3500 0.5500 0.3815 (5,500.00) 3,815.00 (1,685.00)

6.0500 0,5450 0.4570 (5,450.00) 4,570.00 (880.00)

5.7500 0.5300 0.5470 (5,300.00) 5,470.00 170.00

5.6500 0.5000 0.5810 (5,000.00) 5,810.00 810.00

6.2000 0.5450 0.4180 [5,450.00) 4,180.00 (!,270.00)

6.4500 0.5700 0.3592 (5,700.00) 3,592.00 (2,108.00)

6.1000 0.5400 0.4440 (5,400.00) 4,440.00 (960.00)

5.9500 0.5400 0.4851 (10,800.00) 9,702.00 (i,098.00)

[i08,450.00) 89,832.00 (18,618.00)

5.4500 0.4900 0.4760 (4,900.00) 4,760.00 (140.00)

5.8300 0.5300 0.3576 (5,300.00) 3,576.00 {1,724.00)

5.5500 0.5100 0.4440 (5,100.00) 4,440.00 (660.00)

5.5500 0.5100 0.4433 {5,100.00) 4,433.00 (667.00)

5.7500 0,5300 0.3843 (5,300.00) 3,843.00 (!,457.00)

5.6000 0.5200 0.4290 (5,200.00) 4,280.00 (920.00)

5.7500 0.5150 0.3850 [5,!50.00) 3,850.00 (!,300.00)

5.5000 0.4800 0.4600 (4,800.00) 4,600.00 (200.00)

5.4000 0.4600 0.4930 (4,600.00) 4,930.00 330.00

5.7500 0.5250 0.3850 (5,250.00) 3,850.00 (1,400.00)
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15JUNI0 CALL 1.00 OIAPRII 5.7000 0.5200 0.3983 (5,200.00) 3,983.00 (1,217.00)

22JUNI0 CALL 1.00 01APRIl 5.5000 0.5100 0.4600 (5,100.00) 4,600.00 (500.00)

12.00 *01APRll (61,000.00) 51,145.00 (9,855.00)

04MAY10 _LL 1.00 01MAY1] 5.7000 0.5200 0.4230 (5,200.00) 4,230.00 (970.00}

18MAY10 CALL 1.00 01MAyil 5.8500 0.5150 0.3810 (5,150.00) 3,810.00 (1,340.00)

OIJUNI0 CALL 1.00 OIMAYII 5.5500 0.4900 0.4690 (4,900.00} 4,690.00 (210.00)

15JUNI0 _%LL 1.00 01MAYII 5.7500 0.5200 0.4080 (5,200.00) 4,080.00 (i, 120.00)

29JUNI0 CALL 1.00 01MAYII 5.5500 0.5100 0.4687 (5,100.00) 4, 687.00 {413.00)

..........................................................

5.00 *0LWAY11 (25,550.00) 21,497.00 (4,053.00}

01JUNI0 CALL 1.00 01JUNI1 5.6500 0.5000 0.4710 _ (5,000.00) 4,710.00 (290.00)

15J_NI0 CALL 1.00 01JUNI1 5.9000 0.5500 0.3984 (5,300.00) 3,984.00 (1,316.00)

29JUNI0 CALL 1.00 01JUNII 5.6500 0.5200 0.4702 (5,200.00) 4,702.00 (498.00)

3.00 *01JUNI1 [15,500.00) 13,396.00 (2,104.00}

29JUNI0 CALL 1.00 01JULII 5.8000 0.5.300 0.4772 (5,300.00) 4,772.00 (528.00)

.........................................................

1.00 *01JLTLll (5,300.00) 4,_72.00 (528.00)

..........................................................

270.10 [1,445,815.00} 720,571,90 (725,243.10)


